
STATE OF ARIZONA

April 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

May 9, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-9,518,664.410 -9,518,664.41 -9,518,664.411.000000 0.00 0.59
1.000000Base -9,518,664.41 -9,518,664.411.000000 0.00 0.59

US DOLLAR  Total
-9,518,664.410 Local -9,518,664.41 -9,518,664.41 0.00 0.59

Base -9,518,664.41 -9,518,664.41 0.00 0.59

Base-9,518,664.410 -9,518,664.41 -9,518,664.41 0.00 0.59

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

10 Jul 20170.9103785DUA2 APPLE INC

99.823056Local25,000,000.000 24,955,763.89 24,955,763.8999.823056 0.00 1.56
99.823056Base 24,955,763.89 24,955,763.8999.823056 0.00 1.56

22 May 20171.004821TSN6 ATLANTIC ASSET SECUR

99.941667Local9,450,000.000 9,444,487.50 9,444,487.5099.941667 0.00 0.59
99.941667Base 9,444,487.50 9,444,487.5099.941667 0.00 0.59

16 Jun 20171.1404821TTG0 ATLANTIC ASSET SECUR

99.854333Local25,000,000.000 24,963,583.34 24,963,583.3499.854333 0.00 1.56
99.854333Base 24,963,583.34 24,963,583.3499.854333 0.00 1.56

09 Jun 20171.006406WT97 BANK NEW YORK MELLON CORP

99.891667Local40,000,000.000 39,956,666.67 39,956,666.6799.891667 0.00 2.50
99.891667Base 39,956,666.67 39,956,666.6799.891667 0.00 2.50

03 May 20171.1306417GJS8 BANK OF NOVA SCOTIA

100.000668Local5,000,000.000 5,000,033.39 5,000,033.39100.000668 0.00 0.31
100.000668Base 5,000,033.39 5,000,033.39100.000668 0.00 0.31
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STATE OF ARIZONA

April 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

May 9, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 May 20170.9206538BS38 BANK TOKYO MIT UFJ NY

99.994889Local20,000,000.000 19,998,977.78 19,998,977.7899.994889 0.00 1.25
99.994889Base 19,998,977.78 19,998,977.7899.994889 0.00 1.25

15 May 20170.8211012LSF4 BRISTOL-MYERS

99.968111Local40,000,000.000 39,987,244.44 39,987,244.4499.968111 0.00 2.50
99.968111Base 39,987,244.44 39,987,244.4499.968111 0.00 2.50

16 May 20170.9817177LSG0 CIESCO LLC

99.959167Local15,000,000.000 14,993,875.00 14,993,875.0099.959167 0.00 0.94
99.959167Base 14,993,875.00 14,993,875.0099.959167 0.00 0.94

09 Jun 20170.9219121AT92 COCA-COLA COMPANY

99.900333Local15,000,000.000 14,985,050.00 14,985,050.0099.900333 0.00 0.94
99.900333Base 14,985,050.00 14,985,050.0099.900333 0.00 0.94

20 Jun 20170.8719121ATL5 COCA-COLA COMPANY

99.879167Local24,500,000.000 24,470,395.83 24,470,395.8399.879167 0.00 1.53
99.879167Base 24,470,395.83 24,470,395.8399.879167 0.00 1.53

22 May 20171.022063C0SN3 CONCORD MIN CPTL CO

99.940500Local10,000,000.000 9,994,050.00 9,994,050.0099.940500 0.00 0.62
99.940500Base 9,994,050.00 9,994,050.0099.940500 0.00 0.62

06 Jun 20171.152063C0T69 CONCORD MIN CPTL CO

99.885000Local25,000,000.000 24,971,250.00 24,971,250.0099.885000 0.00 1.56
99.885000Base 24,971,250.00 24,971,250.0099.885000 0.00 1.56

25 Sep 20171.5528921684BP65 COOPERATIEVE CENTRALE

100.000000Local2,500,000.000 2,500,000.00 2,500,000.00100.000000 0.00 0.16
100.000000Base 2,500,000.00 2,500,000.00100.000000 0.00 0.16

09 May 20171.2724023GS99 DCAT, LLC

99.971778Local20,000,000.000 19,994,355.55 19,994,355.5599.971778 0.00 1.25
99.971778Base 19,994,355.55 19,994,355.5599.971778 0.00 1.25

17 Jul 20171.3624023GUH8 DCAT, LLC

99.709111Local14,900,000.000 14,856,657.56 14,856,657.5699.709111 0.00 0.93
99.709111Base 14,856,657.56 14,856,657.5699.709111 0.00 0.93
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STATE OF ARIZONA

April 30, 2017
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ST OF AZ POOL 5 LGIP

May 9, 2017As of: View Date:

FUND:
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

25 May 20170.8230215GSR4 EXPORT DEVELMT CORP

99.945333Local21,480,000.000 21,468,257.60 21,468,257.6099.945333 0.00 1.34
99.945333Base 21,468,257.60 21,468,257.6099.945333 0.00 1.34

22 May 20170.7930229ASN0 EXXON MOBIL CORP

99.953917Local25,000,000.000 24,988,479.17 24,988,479.1799.953917 0.00 1.56
99.953917Base 24,988,479.17 24,988,479.1799.953917 0.00 1.56

22 May 20170.9830601VSN2 FAIRWAY FINANCE CORP

99.942833Local10,000,000.000 9,994,283.33 9,994,283.3399.942833 0.00 0.62
99.942833Base 9,994,283.33 9,994,283.3399.942833 0.00 0.62

20 Mar 20181.036253WAA5 GM FINANCIAL AUTOMOBILE LEASI 03/18 1

100.000520Local36,050,000.000 36,050,000.00 36,050,187.46100.000000 187.46 2.25
100.000520Base 36,050,000.00 36,050,187.46100.000000 187.46 2.25

25 May 20170.9137737PSR8 GLAXOSMITHKLINE LLC

99.939333Local40,000,000.000 39,975,733.33 39,975,733.3399.939333 0.00 2.50
99.939333Base 39,975,733.33 39,975,733.3399.939333 0.00 2.50

24 May 20171.038346LSQ0 GOTHAM FDG CORP

99.936111Local25,000,000.000 24,984,027.78 24,984,027.7899.936111 0.00 1.56
99.936111Base 24,984,027.78 24,984,027.7899.936111 0.00 1.56

05 May 20170.834523ELS55 ILLINOIS TOOL WORKS INC

99.990778Local35,000,000.000 34,996,772.22 34,996,772.2299.990778 0.00 2.19
99.990778Base 34,996,772.22 34,996,772.2299.990778 0.00 2.19

03 May 20171.145779PS33 INSTITUTIONAL SECURED

99.993889Local25,000,000.000 24,998,472.22 24,998,472.2299.993889 0.00 1.56
99.993889Base 24,998,472.22 24,998,472.2299.993889 0.00 1.56

18 May 20170.9748803TCU6 KELLS FDG LLC

99.954194Local15,000,000.000 14,993,129.16 14,993,129.1699.954194 0.00 0.94
99.954194Base 14,993,129.16 14,993,129.1699.954194 0.00 0.94

27 Jun 20170.8859515MTT2 MICROSOFT CORP

99.860667Local25,000,000.000 24,965,166.66 24,965,166.6699.860667 0.00 1.56
99.860667Base 24,965,166.66 24,965,166.6699.860667 0.00 1.56
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Base Currency: USD - US DOLLAR
Maturity Date

31 May 20171.1562455ASX6 MOUNTCLIFF

99.904167Local20,000,000.000 19,980,833.33 19,980,833.3399.904167 0.00 1.25
99.904167Base 19,980,833.33 19,980,833.3399.904167 0.00 1.25

05 May 20170.963743CS53 NATL RURAL UTIL COOP

99.990000Local25,000,000.000 24,997,500.00 24,997,500.0099.990000 0.00 1.56
99.990000Base 24,997,500.00 24,997,500.0099.990000 0.00 1.56

16 May 20170.7364105GSG0 NESTLE CAP CORP

99.969583Local20,000,000.000 19,993,916.67 19,993,916.6799.969583 0.00 1.25
99.969583Base 19,993,916.67 19,993,916.6799.969583 0.00 1.25

19 Jun 20170.8764105GTK0 NESTLE CAP CORP

99.881583Local25,000,000.000 24,970,395.83 24,970,395.8399.881583 0.00 1.56
99.881583Base 24,970,395.83 24,970,395.8399.881583 0.00 1.56

22 May 20170.940266844CSN5 NORTHWESTERN UNIVERS

99.945155Local15,629,000.000 15,620,428.27 15,620,428.2799.945155 0.00 0.98
99.945155Base 15,620,428.27 15,620,428.2799.945155 0.00 0.98

14 Jun 20170.9766844CTE4 NORTHWESTERN UNIVERS

99.881444Local14,250,000.000 14,233,105.83 14,233,105.8399.881444 0.00 0.89
99.881444Base 14,233,105.83 14,233,105.8399.881444 0.00 0.89

05 Jun 20171.0667983TT55 OLD LINE FUNDING LLC

99.896944Local23,000,000.000 22,976,297.22 22,976,297.2299.896944 0.00 1.44
99.896944Base 22,976,297.22 22,976,297.2299.896944 0.00 1.44

28 Jun 20171.167983TTU0 OLD LINE FUNDING LLC

99.822778Local20,000,000.000 19,964,555.56 19,964,555.5699.822778 0.00 1.25
99.822778Base 19,964,555.56 19,964,555.5699.822778 0.00 1.25

07 Jun 20170.8471708ET70 PFIZER INC

99.913667Local12,300,000.000 12,289,381.00 12,289,381.0099.913667 0.00 0.77
99.913667Base 12,289,381.00 12,289,381.0099.913667 0.00 0.77

20 Jul 20170.9371708EUL7 PFIZER INC

99.793333Local25,000,000.000 24,948,333.33 24,948,333.3399.793333 0.00 1.56
99.793333Base 24,948,333.33 24,948,333.3399.793333 0.00 1.56
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STATE OF ARIZONA

April 30, 2017
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ST OF AZ POOL 5 LGIP

May 9, 2017As of: View Date:

FUND:

Holdings
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

19 Jun 20170.8674005HTK8 PRAXAIR INC

99.882944Local25,000,000.000 24,970,736.11 24,970,736.1199.882944 0.00 1.56
99.882944Base 24,970,736.11 24,970,736.1199.882944 0.00 1.56

30 Jun 20170.8574005HTW2 PRAXAIR INC

99.858333Local20,000,000.000 19,971,666.66 19,971,666.6699.858333 0.00 1.25
99.858333Base 19,971,666.66 19,971,666.6699.858333 0.00 1.25

01 May 20170.6777119LS18 ROCHE HOLDING INC

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.25
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.25

02 May 20170.7277119LS26 ROCHE HOLDING INC

99.998000Local5,690,000.000 5,689,886.20 5,689,886.2099.998000 0.00 0.36
99.998000Base 5,689,886.20 5,689,886.2099.998000 0.00 0.36

01 Aug 20171.18225X2V19 SHELL INTNL FNC B.V

99.763611Local2,000,000.000 1,994,377.78 1,995,272.2299.718889 894.44 0.12
99.763611Base 1,994,377.78 1,995,272.2299.718889 894.44 0.12

31 May 20170.9887019RSX5 SWEDBANK

99.918333Local10,000,000.000 9,991,833.33 9,991,833.3399.918333 0.00 0.62
99.918333Base 9,991,833.33 9,991,833.3399.918333 0.00 0.62

09 Jun 20170.0189233GT97 TOYOTA MOTOR CREDIT

99.893833Local20,000,000.000 19,978,766.66 19,978,766.6699.893833 0.00 1.25
99.893833Base 19,978,766.66 19,978,766.6699.893833 0.00 1.25

15 May 20170.819113A2SF4 UNITED PARCEL SERVIC

99.968500Local5,429,000.000 5,427,289.87 5,427,289.8799.968500 0.00 0.34
99.968500Base 5,427,289.87 5,427,289.8799.968500 0.00 0.34

12 Jun 20170.89113A2TC0 UNITED PARCEL SERVIC

99.906667Local25,000,000.000 24,976,666.66 24,976,666.6699.906667 0.00 1.56
99.906667Base 24,976,666.66 24,976,666.6699.906667 0.00 1.56

24 Aug 20170.82912796LQ0 TREASURY BILL 08/17 0.00000

99.738600Local10,000,000.000 9,973,805.56 9,973,860.0099.738056 54.44 0.62
99.738600Base 9,973,805.56 9,973,860.0099.738056 54.44 0.62
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Maturity Date

25 May 20170.8591411SSR2 RGTS OF UNIV OF CA

99.943333Local10,800,000.000 10,793,880.00 10,793,880.0099.943333 0.00 0.67
99.943333Base 10,793,880.00 10,793,880.0099.943333 0.00 0.67

19 Jun 20170.9391411STK6 RGTS OF UNIV OF CA

99.873417Local15,000,000.000 14,981,012.50 14,981,012.5099.873417 0.00 0.94
99.873417Base 14,981,012.50 14,981,012.5099.873417 0.00 0.94

04 May 20170.6923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local7,125,095.850 7,125,095.85 7,125,095.85100.000000 0.00 0.45
100.000000Base 7,125,095.85 7,125,095.85100.000000 0.00 0.45

12 Oct 20170.92923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,369,334.110 2,369,334.11 2,369,334.11100.000000 0.00 0.15
100.000000Base 2,369,334.11 2,369,334.11100.000000 0.00 0.15

01 May 20170.81924CUD006 MIZUHO 06/14 VAR 1

100.000000Local19,885,031.280 19,885,031.28 19,885,031.28100.000000 0.00 1.24
100.000000Base 19,885,031.28 19,885,031.28100.000000 0.00 1.24

05 Jun 20171.0492646KT51 VICTORY RECEIVABLES

99.898889Local15,000,000.000 14,984,833.33 14,984,833.3399.898889 0.00 0.94
99.898889Base 14,984,833.33 14,984,833.3399.898889 0.00 0.94

13 Jun 20171.0492646KTD4 VICTORY RECEIVABLES

99.875778Local25,000,000.000 24,968,944.45 24,968,944.4599.875778 0.00 1.56
99.875778Base 24,968,944.45 24,968,944.4599.875778 0.00 1.56

01 May 20170.79927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR

100.000000Local140,000,000.000 140,000,000.00 140,000,000.00100.000000 0.00 8.75
100.000000Base 140,000,000.00 140,000,000.00100.000000 0.00 8.75

01 May 20170.93930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,303,230.910 50,303,230.91 50,303,230.91100.000000 0.00 3.14
100.000000Base 50,303,230.91 50,303,230.91100.000000 0.00 3.14

10 May 20170.8293114ESA6 WAL-MART STORES INC

99.979500Local20,000,000.000 19,995,900.00 19,995,900.0099.979500 0.00 1.25
99.979500Base 19,995,900.00 19,995,900.0099.979500 0.00 1.25
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Base Currency: USD - US DOLLAR
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26 Sep 20171.294989RJH2 WELLS FARGO BANK NA

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 1.56
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 1.56

05 May 20170.9396327RS54 WHEELS INC

99.989667Local25,000,000.000 24,997,416.67 24,997,416.6799.989667 0.00 1.56
99.989667Base 24,997,416.67 24,997,416.6799.989667 0.00 1.56

07 Jun 20171.0396327RT79 WHEELS INC

99.894139Local15,000,000.000 14,984,120.83 14,984,120.8399.894139 0.00 0.94
99.894139Base 14,984,120.83 14,984,120.8399.894139 0.00 0.94

01 May 20170.82979QHT009 WELLS FARGO REPO

100.000000Local220,000,000.000 220,000,000.00 220,000,000.00100.000000 0.00 13.75
100.000000Base 220,000,000.00 220,000,000.00100.000000 0.00 13.75

01 May 20170.75979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 6.25
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 6.25

US DOLLAR  Total
1,582,660,692.150 Local 1,581,825,288.22 1,581,826,424.56 1,136.34 98.83

Base 1,581,825,288.22 1,581,826,424.56 1,136.34 98.83

Base1,582,660,692.150 1,581,825,288.22 1,581,826,424.56 1,136.34 98.83

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

11 Jul 20171.6076124422ESZ3 JOHN DEERE CAPITAL CORP SR UNSECURED 07/17 VAR

100.106056Local4,000,000.000 4,004,242.25 4,004,242.25100.106056 0.00 0.25
100.106056Base 4,004,242.25 4,004,242.25100.106056 0.00 0.25

16 Apr 20181.144931PAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2017 A A1

99.990320Local5,190,703.810 5,190,703.81 5,190,201.35100.000000 -502.46 0.32
99.990320Base7,000,000.000Original Face: 5,190,703.81 5,190,201.35100.000000 -502.46 0.32
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May 9, 2017As of: View Date:

FUND:

Holdings
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Asset ID Asset Description Rate
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

US DOLLAR  Total
9,190,703.810 Local 9,194,946.06 9,194,443.60 -502.46 0.57

Base7,000,000.000Original Face: 9,194,946.06 9,194,443.60 -502.46 0.57

Base9,190,703.810 9,194,946.06 9,194,443.60 -502.46 0.57

FIXED INCOME Total

7,000,000.000Original Face:
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& Issue has redenominated but Local is not converted
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STATE OF ARIZONA
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FUND:
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Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,581,501,569.87Base1,582,332,731.550
FUND Total

1,581,502,203.75 633.88 100.00
Original Face: 7,000,000.000
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Currency Summary

Holdings

View Date: May 9, 2017

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: April 30, 2017

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-9,518,664.410 -9,518,664.41 0.000.00Local -9,518,664.41 0.59

CASH

0.00-9,518,664.41 0.000.00-9,518,664.41Base 0.59

1,582,660,692.150 1,581,826,424.56 1,136.341,136.34Local 1,581,825,288.22 98.83

CASH EQUIVALENT

1,136.341,581,826,424.56 1,136.340.001,581,825,288.22Base 98.83

9,190,703.810 9,194,443.60 -502.46-502.46Local 9,194,946.06 0.57

FIXED INCOME

7,000,000.000 -502.469,194,443.60 -502.460.009,194,946.06BaseOriginal Face: 0.57

US DOLLAR  Total
1,582,332,731.550 1,581,501,569.87 1,581,502,203.75 633.88633.88Local 100.00

0.00633.887,000,000.000 1,581,501,569.87 1,581,502,203.75 633.88BaseOriginal Face: 100.00

0.00633.881,582,332,731.550 1,581,501,569.87 1,581,502,203.75 633.88

FUND Total
Base 100.00

7,000,000.000Original Face:
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

April 30, 2017 May 9, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-9,518,664.410 -9,518,664.41 -9,518,664.41 0.59 0.00 0.00 0.00
US DOLLAR

CASH Total
-9,518,664.410 -9,518,664.41 -9,518,664.41 0.000.59 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

April 30, 2017 May 9, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,582,660,692.150 1,581,825,288.22 1,581,826,424.56 98.83 1,136.34 0.00 1,136.34
US DOLLAR

CASH EQUIVALENT Total
1,582,660,692.150 1,581,825,288.22 1,581,826,424.56 1,136.3498.83 1,136.340.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

April 30, 2017 May 9, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

9,190,703.810 9,194,946.06 9,194,443.60 0.57 -502.46 0.00 -502.46
US DOLLAR

FIXED INCOME Total
9,190,703.810 9,194,946.06 9,194,443.60 -502.460.57 -502.460.00
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

April 30, 2017 May 9, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,582,332,731.550 1,581,501,569.87 1,581,502,203.75 100.00 633.88 0.00 633.88
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

April 30, 2017 May 9, 2017

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-9,518,664.410 -9,518,664.41 -9,518,664.41 0.59 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,582,660,692.150 1,581,825,288.22 1,581,826,424.56 98.83 1,136.34 0.00 1,136.34

1,136.34
0.00

0.00
0.00

1,136.34
0.00

GN GN GN
LS LS LS

FIXED INCOME
9,190,703.810 9,194,946.06 9,194,443.60 0.57 -502.46 0.00 -502.46

0.00
-502.46

0.00
0.00

0.00
-502.46

GN GN GN
LS LS LS

Original Face: 7,000,000.000

FUND Total
1,582,332,731.550 1,581,501,569.87 1,581,502,203.75 100.00 633.88 0.00 633.880.000

0.00-502.46 LS
GN1,136.34 0.00 1,136.34

-502.46
GN GN
LS LS

7,000,000.000Original Face:
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